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Dat Tl Event
USD/JPY EUR/USD EUR/JPY USD/CHF GBP/USD AUD/USD _| e Time b ) VT YYD
TKY 9:00AM 108.25 1.2015 130.10 0.9478 1.3195 0.8048 13:30 3 ( ) 0.1% 0.1%
SYD-NY High 109.51 1.2030 130.90 0.9568 1.3222 0.8080
SYD-NY Low 108.05 1.1948 129.90 0.9465 1.3161 0.8019 |ﬂte Time Event |
NY 5:00 PM 109.40 1.1952 130.73 0.9563 1.3166 0.8027| L2 12 1730 i A 05H/28% -01w28% |
USD/JPY Volatility 1M ATM (NY Close Lvl) 8.85/9.25 A25RR 1.225 Yen Call Over
NY DOW 22,057.37 259.58 2 -0.1450 0.4bp
NASDAQ 6,432.26 72.07 10 0.0100 0.6bp
S&P 2,488.11 26.68 2 1.3186 5.7bp
19,545.77 270.95 5 1.7090 7.6bp
TOPIX 1,612.26 18.72 10 2.1306 8.0bp
19,595.00 395.00 10 0.3360 2.4bp
FT 7,413.59 35.99 10 1.0450 5.5bp
DAX 12,475.24 171.26 10 2.6040 2.5bp
27,955.13 286.66 USD/CNH 6.5388 0.0445| [109.80 2 00%
3,376.42 11.18 91.88 0.52 1.80% -
USDJPY 3M Vol 9.20 A 0.55%) CRB 181.660 0.49| 109.50 " 160%
USDJPY 6M Vol 9.49 A0.32% NY 1,335.70 A15.50 I L40% 1
EURJPY 3M Vol 9.16 A0.52% WTI 48.07 0.59| 109.20 ﬁﬂiﬂ L20% |
(o) i .
EURJPY 6M Vol 9.77 A0.31% Dubai Spot 52.25 A093 | oo WD Lo0%
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